
STATE OF ARIZONA

December 31, 2015

ATZG

ST OF AZ POOL 7 LGIP FF&C

January 13, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local2,496,672.360 2,496,672.36 2,496,672.361.000000 0.00 0.24
1.000000Base 2,496,672.36 2,496,672.361.000000 0.00 0.24

US DOLLAR  Total
2,496,672.360 Local 2,496,672.36 2,496,672.36 0.00 0.24

Base 2,496,672.36 2,496,672.36 0.00 0.24

Base2,496,672.360 2,496,672.36 2,496,672.36 0.00 0.24

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

04 Feb 20160.2305912796FV6 TREASURY BILL 02/16 0.00000

99.978231Local10,000,000.000 9,997,823.05 9,997,823.0599.978231 0.00 0.98
99.978231Base 9,997,823.05 9,997,823.0599.978231 0.00 0.98

03 Mar 20160.245912796FZ7 TREASURY BILL 03/16 0.00000

99.961319Local50,000,000.000 49,980,659.44 49,980,659.4499.961319 0.00 4.89
99.961319Base 49,980,659.44 49,980,659.4499.961319 0.00 4.89

21 Jul 20160.238912796GW3 TREASURY BILL 07/16 0.00000

99.852895Local30,000,000.000 29,955,868.61 29,955,868.6199.852895 0.00 2.93
99.852895Base 29,955,868.61 29,955,868.6199.852895 0.00 2.93

18 Aug 20160.208912796HA0 TREASURY BILL 08/16 0.00000

99.867111Local10,000,000.000 9,986,711.11 9,986,711.1199.867111 0.00 0.98
99.867111Base 9,986,711.11 9,986,711.1199.867111 0.00 0.98

11 Feb 20160.131912796HB8 TREASURY BILL 02/16 0.00000

99.985081Local20,000,000.000 19,997,016.11 19,997,016.1199.985081 0.00 1.96
99.985081Base 19,997,016.11 19,997,016.1199.985081 0.00 1.96

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

December 31, 2015

ATZG

ST OF AZ POOL 7 LGIP FF&C

January 13, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

25 Feb 20160.2912796HD4 TREASURY BILL 02/16 0.00000

99.969444Local20,000,000.000 19,993,888.89 19,993,888.8999.969444 0.00 1.96
99.969444Base 19,993,888.89 19,993,888.8999.969444 0.00 1.96

07 Jan 20160.17923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local3,416,579.790 3,416,579.79 3,416,579.79100.000000 0.00 0.33
100.000000Base 3,416,579.79 3,416,579.79100.000000 0.00 0.33

07 Jan 20160.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,467,322.390 5,467,322.39 5,467,322.39100.000000 0.00 0.53
100.000000Base 5,467,322.39 5,467,322.39100.000000 0.00 0.53

14 Jan 20160.17923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,732,545.930 5,732,545.93 5,732,545.93100.000000 0.00 0.56
100.000000Base 5,732,545.93 5,732,545.93100.000000 0.00 0.56

14 Jan 20160.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local3,543,612.560 3,543,612.56 3,543,612.56100.000000 0.00 0.35
100.000000Base 3,543,612.56 3,543,612.56100.000000 0.00 0.35

14 Jan 20160.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,575,473.050 4,575,473.05 4,575,473.05100.000000 0.00 0.45
100.000000Base 4,575,473.05 4,575,473.05100.000000 0.00 0.45

04 Feb 20160.24923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local178,792.740 178,792.74 178,792.74100.000000 0.00 0.02
100.000000Base 178,792.74 178,792.74100.000000 0.00 0.02

10 Mar 20160.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,014,193.120 4,014,193.12 4,014,193.12100.000000 0.00 0.39
100.000000Base 4,014,193.12 4,014,193.12100.000000 0.00 0.39

17 Mar 20160.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local8,485,806.140 8,485,806.14 8,485,806.14100.000000 0.00 0.83
100.000000Base 8,485,806.14 8,485,806.14100.000000 0.00 0.83

14 Apr 20160.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,000,673.350 2,000,673.35 2,000,673.35100.000000 0.00 0.20
100.000000Base 2,000,673.35 2,000,673.35100.000000 0.00 0.20

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

December 31, 2015

ATZG

ST OF AZ POOL 7 LGIP FF&C

January 13, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

05 Feb 20160.3926GBZ007 FDIC BILTMORE BANK CD 02/16 FIXED .3

100.000000Local249,000.000 249,000.00 249,000.00100.000000 0.00 0.02
100.000000Base 249,000.00 249,000.00100.000000 0.00 0.02

04 Jan 20160.3926NKW009 AMHERST PIERPONT 04/15 VAR

100.000000Local20,550,789.980 20,550,789.98 20,550,789.98100.000000 0.00 2.01
100.000000Base 20,550,789.98 20,550,789.98100.000000 0.00 2.01

04 Jan 20160.5978UHK000 DAIWA CAPITAL MARKETS REPO

100.000000Local200,000,000.000 200,000,000.00 200,000,000.00100.000000 0.00 19.57
100.000000Base 200,000,000.00 200,000,000.00100.000000 0.00 19.57

04 Jan 20160.35979QHR003 SOUTH STREET REPO

100.000000Local22,710,389.380 22,710,389.38 22,710,389.38100.000000 0.00 2.22
100.000000Base 22,710,389.38 22,710,389.38100.000000 0.00 2.22

04 Jan 20160.5979QHR003 SOUTH STREET REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 9.78
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 9.78

07 Jan 20160.34979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 14.67
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 14.67

04 Jan 20160.24979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local68,380,577.510 68,380,577.51 68,380,577.51100.000000 0.00 6.69
100.000000Base 68,380,577.51 68,380,577.51100.000000 0.00 6.69

05 Jan 20160.35979TUW001 GUGGENHEIM SECURITIES REPO 08/14 VAR

100.000000Local50,000,000.000 50,000,000.00 50,000,000.00100.000000 0.00 4.89
100.000000Base 50,000,000.00 50,000,000.00100.000000 0.00 4.89

US DOLLAR  Total
789,305,755.940 Local 789,217,723.15 789,217,723.15 0.00 77.21

Base 789,217,723.15 789,217,723.15 0.00 77.21

Base789,305,755.940 789,217,723.15 789,217,723.15 0.00 77.21

CASH EQUIVALENT Total

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted

Page 3



STATE OF ARIZONA

December 31, 2015

ATZG

ST OF AZ POOL 7 LGIP FF&C

January 13, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

30 Apr 20160.01690353E86 OVERSEAS PRIVATE INV COR US GOVT GUAR 04/16 0.00000

100.335400Local5,000,000.000 5,005,500.91 5,016,770.00100.110018 11,269.09 0.49
100.335400Base 5,005,500.91 5,016,770.00100.110018 11,269.09 0.49

04 Feb 20160.01912796FV6 TREASURY BILL 02/16 0.00000

99.991300Local10,000,000.000 9,998,111.11 9,999,130.0099.981111 1,018.89 0.98
99.991300Base 9,998,111.11 9,999,130.0099.981111 1,018.89 0.98

15 Dec 20160.625912828A59 US TREASURY N/B 12/16 0.625

99.843800Local20,000,000.000 20,022,089.93 19,968,760.00100.110450 -53,329.93 1.95
99.843800Base 20,022,089.93 19,968,760.00100.110450 -53,329.93 1.95

31 Mar 20160.375912828C40 US TREASURY N/B 03/16 0.375

100.003900Local10,000,000.000 10,001,969.96 10,000,390.00100.019700 -1,579.96 0.98
100.003900Base 10,001,969.96 10,000,390.00100.019700 -1,579.96 0.98

30 Apr 20160.3291709912828D31 US TREASURY FRN 04/16 VAR

100.022400Local20,000,000.000 20,000,932.84 20,004,480.00100.004664 3,547.16 1.96
100.022400Base 20,000,932.84 20,004,480.00100.004664 3,547.16 1.96

31 Aug 20160.5912828D64 US TREASURY N/B 08/16 0.5

99.886700Local20,000,000.000 20,023,092.55 19,977,340.00100.115463 -45,752.55 1.95
99.886700Base 20,023,092.55 19,977,340.00100.115463 -45,752.55 1.95

15 Feb 20164.5912828EW6 US TREASURY N/B 02/16 4.5

100.472000Local20,000,000.000 20,105,344.53 20,094,400.00100.526723 -10,944.53 1.97
100.472000Base 20,105,344.53 20,094,400.00100.526723 -10,944.53 1.97

31 Jul 20163.25912828LD0 US TREASURY N/B 07/16 3.25

101.488300Local10,000,000.000 10,158,337.54 10,148,830.00101.583375 -9,507.54 0.99
101.488300Base 10,158,337.54 10,148,830.00101.583375 -9,507.54 0.99

31 Dec 20163.25912828MD9 US TREASURY N/B 12/16 3.25

102.367200Local10,000,000.000 10,272,584.85 10,236,720.00102.725849 -35,864.85 1.00
102.367200Base 10,272,584.85 10,236,720.00102.725849 -35,864.85 1.00

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

December 31, 2015

ATZG

ST OF AZ POOL 7 LGIP FF&C

January 13, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

29 Feb 20162.125912828QJ2 US TREASURY N/B 02/16 2.125

100.277300Local20,000,000.000 20,062,288.85 20,055,460.00100.311444 -6,828.85 1.96
100.277300Base 20,062,288.85 20,055,460.00100.311444 -6,828.85 1.96

15 Feb 20160.375912828UM0 WI TREASURY N/B 02/16 0.375

100.000000Local10,000,000.000 10,001,721.57 10,000,000.00100.017216 -1,721.57 0.98
100.000000Base 10,001,721.57 10,000,000.00100.017216 -1,721.57 0.98

31 Oct 20150.25912828WB2 WI TREASURY SEC. 10/15 0.25

0.000000Local0.000 -0.15 0.000.000000 0.15 0.00
0.000000Base -0.15 0.000.000000 0.15 0.00

15 Nov 20160.625912828WF3 US TREASURY N/B 11/16 0.625

99.867200Local10,000,000.000 10,009,360.33 9,986,720.00100.093603 -22,640.33 0.98
99.867200Base 10,009,360.33 9,986,720.00100.093603 -22,640.33 0.98

31 Jan 20160.3051709912828WK2 US TREASURY FRN 01/16 VAR

100.003400Local25,000,000.000 24,999,862.66 25,000,850.0099.999451 987.34 2.45
100.003400Base 24,999,862.66 25,000,850.0099.999451 987.34 2.45

31 Jul 20160.3301709912828WV8 US TREASURY FRN 07/16 VAR

100.023200Local40,000,000.000 40,000,941.46 40,009,280.00100.002354 8,338.54 3.91
100.023200Base 40,000,941.46 40,009,280.00100.002354 8,338.54 3.91

US DOLLAR  Total
230,000,000.000 Local 230,662,138.94 230,499,130.00 -163,008.94 22.55

Base 230,662,138.94 230,499,130.00 -163,008.94 22.55

Base230,000,000.000 230,662,138.94 230,499,130.00 -163,008.94 22.55

FIXED INCOME Total

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

December 31, 2015

ATZG

ST OF AZ POOL 7 LGIP FF&C

January 13, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,022,376,534.45Base1,021,802,428.300
FUND Total

1,022,213,525.51 -163,008.94 100.00

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: January 13, 2016

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: December 31, 2015

Base Currency:USD - US DOLLAR

ST OF AZ POOL 7 LGIP FF&C

ATZG
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

2,496,672.360 2,496,672.36 0.000.00Local 2,496,672.36 0.24

CASH

0.002,496,672.36 0.000.002,496,672.36Base 0.24

789,305,755.940 789,217,723.15 0.000.00Local 789,217,723.15 77.21

CASH EQUIVALENT

0.00789,217,723.15 0.000.00789,217,723.15Base 77.21

230,000,000.000 230,499,130.00 -163,008.94-163,008.94Local 230,662,138.94 22.55

FIXED INCOME

-163,008.94230,499,130.00 -163,008.940.00230,662,138.94Base 22.55

US DOLLAR  Total
1,021,802,428.300 1,022,376,534.45 1,022,213,525.51 -163,008.94-163,008.94Local 100.00

0.00-163,008.941,022,376,534.45 1,022,213,525.51 -163,008.94Base 100.00

0.00-163,008.941,021,802,428.300 1,022,376,534.45 1,022,213,525.51 -163,008.94

FUND Total
Base 100.00

Prepared by State StreetPage 7 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

December 31, 2015 January 13, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

2,496,672.360 2,496,672.36 2,496,672.36 0.24 0.00 0.00 0.00
US DOLLAR

CASH Total
2,496,672.360 2,496,672.36 2,496,672.36 0.000.24 0.000.00

Page 8 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

December 31, 2015 January 13, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

789,305,755.940 789,217,723.15 789,217,723.15 77.21 0.00 0.00 0.00
US DOLLAR

CASH EQUIVALENT Total
789,305,755.940 789,217,723.15 789,217,723.15 0.0077.21 0.000.00

Page 9 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

December 31, 2015 January 13, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

230,000,000.000 230,662,138.94 230,499,130.00 22.55 -163,008.94 0.00 -163,008.94
US DOLLAR

FIXED INCOME Total
230,000,000.000 230,662,138.94 230,499,130.00 -163,008.9422.55 -163,008.940.00

Page 10 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

December 31, 2015 January 13, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,021,802,428.300 1,022,376,534.45 1,022,213,525.51 100.00 -163,008.94 0.00 -163,008.94
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Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

December 31, 2015 January 13, 2016

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
2,496,672.360 2,496,672.36 2,496,672.36 0.24 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
789,305,755.940 789,217,723.15 789,217,723.15 77.21 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

FIXED INCOME
230,000,000.000 230,662,138.94 230,499,130.00 22.55 -163,008.94 0.00 -163,008.94

25,161.17
-188,170.11

0.00
0.00

25,161.17
-188,170.11

GN GN GN
LS LS LS

FUND Total
1,021,802,428.300 1,022,376,534.45 1,022,213,525.51 100.00 -163,008.94 0.00 -163,008.940.000

0.00-188,170.11 LS
GN25,161.17 0.00 25,161.17

-188,170.11
GN GN
LS LS

Page 12 Books Closed Prepared by State Street


	Holdings Detail
	ATZG ST OF AZ POOL 7 LGIP FF&C
	CASH
	US DOLLAR

	CASH EQUIVALENT
	US DOLLAR

	FIXED INCOME
	US DOLLAR



	Currency Summary
	ATZG ST OF AZ POOL 7 LGIP FF&C
	US DOLLAR


	Asset Summary
	ATZG ST OF AZ POOL 7 LGIP FF&C
	CASH
	CASH EQUIVALENT
	FIXED INCOME


	Fund Summary
	ATZG ST OF AZ POOL 7 LGIP FF&C
	CASH
	CASH EQUIVALENT
	FIXED INCOME



